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Natural Gas

September 12, 2016

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end June 30,
2016.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager — Regulatory Reporting
704-73 1-4560
Jenny.FurrIPiedmontng.corn

Enclosures

C: ORS

P1O
Pl

X
C3

PO. Box 33068 Charlotte, North Caroana 28233
piadmontng.oom



Piedmont Natural Gas Company
Deferred Acct.-Hedging Program
Acct ¹1 9101 (X2068)

SC juoV.15 Dec-15 Jan-16 Feb-16 Mar-16 r-16 ~Ma -16 Jun-16

Beginning Balance
Expenditures: BP
Purchase of Financial Instr.

Option Premium
Margin Requirement

Receipts:
Proceeds from positions

Expenditures: ADM
'Purchase of Financial Instr.

Option Premium.
Fees
Margin Requirement

Consultant Fees
Service Fee
Program Development
Other

Receipts:
Proceeds from positions

Fees
interest fromibrdkerage acct.

PM Interest adj.
Transfer to COG Deferred Acct
Other
Balance before interest
Return calculated
Bdlance due (customer)/company
Transfer to 25304 Deferred Acct
Balance due after transfer
G/L Balance
GL Sal. less Balance dna / Difference
Interest Calculation:
Avg. Balance for the month

$ - $ - $ - $

63,520.00
930.0D

95,960.00
1,472.50

32,200.00
434.00

66,550.00
945.50

58,640.00
852.5D

16,800.00
248.00

12,375.00
170.50

746.00 746.00 746.00 746.00 746.00 746.00

24.60 8.20 8.20 8.20 8.20 8.20
65,196.00 98,178.50 33,404.60 68,249.70 60,246.70 17,802.20 13,299.70 8.20

65,196.00 S8,178.50
(65,196.00) (98,178.50)

0.00 0.00
0.00 0.00

13,299.70
(13,299.70)

0.00
746.00

33,404.60
(33,404.6D)

0.00
746.00

68,249.70
(68,249.70)

0.00
0.00

60,248.70
(60,246.70)

D.DD

0.00

17,802.20
(17,802.20)

0.00
746.00 746.00

$ 32,5SS.OO $ 49,089.25 $ 16,702.30 $ 34,124.85 $ 30,123.35 $ 8,901.10 $ 6,649.85 $

8.20
(8.20)
'0.00
0.00

4.10

Return rate for the month P~PDDOoo ~0 0~pan ~0.00 ~00000$$ 0 ~005 0 00()0%
$ . ~ . $ - ~ $ . $ . $ . $

~00

Annual allowed return rate 0.0000'Yo 0.0000% 0.0000'/o P PPDP% 0 0000% 0 0000/o P DODP% 0.0000%



Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon
June 2016

(2)

15.5,0

A

A

A

A

A

A

A

A

A

Z of A'

Commission and Fees rate
Total Commission and Fees (Expenditures)

B

B

B

B

B

B

B

X of B's

Less: Fees (Expenditures)
Option Premium

Activi in Account
~caSD D ~CSSs D

yofo's Z of C's

X of C's

Z of rrs
Pi)L and Cash Activity per ADM statement
Reverse ADM accrued previous month
ADM accrual in current month
P8 L and Cash Activity



AI3M

AD'd?I Investor Services, Inc.
A Subsidiary ofMraher Daniels A@id!an?i Corn/)any
2100A Board of Trade Building
141 )V..(aeksoo Bou(evard

IX)NOLYCOMMODITY STATEMENT

STATENERT ZOLTEF JUN 30, 2016

ACCOUNT NUMBERS 121 X2068~ NUMBERS 121 X121

I14TRODUCRD BY: RBC M?ALTB MILNAGEMSRT
(704) 264 2767

PINON??ST NATURAL QAs co
SCUTE CAROLINA ACCOUNT
ATTN ROB TRORRTON
PO BOX 33068
CNILRLOTTE NC 28233-3060

zp Yec RACE ABY UVESTICNs oR IssUEs
REQMUIING YOVR STATEI4XRT TRAT YOU
ARE mBLE TO RBSDLVR WITE YOUR BROKER,
PLPASE CONTACT ADMIS CUSTOMSR SERVICE AT
1/800/654-0461 or 312/242-7200.

* s ~ ~ ~ ~ ~ A ~ ~ YOUR ACTIVITY TEI8 MONTE A ~ ~ ~ ~ As ~ s * ~ * ~ *

LONG/BOY SERT/SELL DBSCRZPTZON EX PRICE/LEGND CC

6/28/6
6/28/6
6/28/6
6/28/6
6/28/6

7
7
7
7
7

12/17/5 8
8*

12/16/5
4*

A S * * * * S S * \ A *

CALL JUL 16 NYM NAT GAP B 2'lsd;c C EXPIRE VS
CALL JUL 16 NYM NAT GAS E 2950 C EXPIRB VS
CALL JUL 16 NYM Map 443E Jr 3050; c BXPZRE VS
CALL JUL 16 NYM NAT"QAMN 375IL ',C 'XP1RE VS
CA?J JOL 16 ~T, QAS E "3800 C ~ EXPIRB VS

~ P 0 S Z T ZION',V 41 N Y O'U*R A,C'C'0 U,N T ~

CALL AUQA'1'6, NYM NAT. QILSI B '2'8'00 C'",1)930~ US
, „OPTION BAREST(',VALUE '.1925 FT

'91 920 '00 . LIM,4(XPINSE 7/26/16 'LVEIU(QELONQL . 09300

fAST TRADE DATE: 7/26/16,
*CALLNSEP 16 NYM NAT GILSLJI'2800 C 40870A, AUS

OPTION MARKET, VALUB ,2474.
AA720.00 LZM RIPPER 8/26/16

,AVERAGE LONG: i

" .08700 - ' 4 O

LAST TRADE DATBL 8/26/16

. 00

.00

.00

.00

.00

~ ~ S ~ ~ A ~ F ~ ~ ~ ~ ~ ~ ~ ~

15,400.00
15 400.00*

9,896.00
9,896.00A

12/16/5

10/28/5

10/28/5

10/2'I/5

10/28/5

6
6

7
7A

3
3A

7
7*

CALL OC1 15 NYM MILT QAS B 2850 C
OPTION BARRET VALUE

5, 880. 00 *'LIM EXPIRE 9/27/16
AVERAGE IONG L .09300

Lasr TRADE DATES 9/27/16

?PILL AUQ 16 BYM NAT QAS E 2900 C
OPTION MARKET VALUB .

1,680.00 LZM EXPIRE 7/26/16
AVERILQB LONG 4 .15200

LILST TRADE DISTR L 7/26/16

CALL SEP 16 NYM'N(LT GAS & 2950 C
UPTICN MA)vodr vALIIE

EXPIRE 8/26/36
AVERAGE LONGL . 15200

ZAST TRIIDE DATE? 8/26/1,6

SEP 16 NYM NAT Qas E 3000 c
OPTION MARKZT VAT'OE

EXPXRE „- 8/26/I6
AVERAGE LONG r .16200

ZAST TRADE DATBL 8/26/16

CALL OCT 16 NYM NAT GAS E 3000 C
OPTION MARKET VAIVE

EXPZRE 9/27/16
AVERAGE ZOEQL .1.5500

LAST TRADE DATE L 9/27/16

, 0930 US
.2751

. 1520 VS

.1321

?1520

US'1686

~ 1520 US
.14'll

. 1550 VS

.1999

16,506.00
16

506.0'.247.00

9,247.00*

6,744,00
6,744.004

4 ~ 413. 00
4,413.00F

13,993.00
13,993.00"

PLEASE REPORTANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELYEXERCISEYOUR RIGHTTO HAVE DIFFERENCES OR
OJECTIONS CORRECTED IMLLBE DEEMED YOUR AGREEMENTTHAT THIS STATEMENT IS CO RRECTAND RATIFIED,
NS?AfN Fort TAX SECONDS SualEC?To SCANS AND CQNDmQNS QN NSLSASS QDS CODED SCASQLSAAS FLNNSDQN ACIISNSSNCC



ADM Investor Sen icos. Inc.
rl SubsiChur3'f.in:lrc'r Duniels biidlund Cr&mpuny

2100A Board of Trade Building
141 W. luckaon Boulevard
Chicago, 1L 60604
WWWADMIS.CONI

IIXMHLYCOMMODITY STATEMENT

STATEMERT DATES SUN 30, 2016

ACCOUNT NUMBERS 121 X2068

SALESMAN NUMBERS 121 X121

INIRCOUCRD EYE RSC SIRALTB MANAGEMENT
&704)264-2767

PIBcoMRK NATDRAL GAS co
SCUTE CAROLXNA ACCOUNT
ATIN gou TSORNTON
PO BOX 33068~ NC 28233-3060

XP YOU EAVE ANY OUESTION9 OR ISSUXS
RBGMIDINQ YODR STATRMSNT TIQZ'OU
ARE UNABLE TO RESOLVE NITS YOUR BROKER,
PLEASE CONTACT ADNIS CUSTOMER SERVXCE AT
I/860/654-0461 oc 312/242-7200.

10/27/5

LONG/BUY SSRT/SELL DESCRIPTION EX PRTCE/LEGSD CC

6 . 1620
.1792

CALL OCT 16 IPJM 30LT GAS E 3050 C
OPTION MMKET VALUE

EXPIRE, . 9/27/16'VERAGE

LONGS ~ 16200

DESIT CREDIT

3.0,752.00
10,752.00*

10/27/5

12/16/5

11/03/5

3/31/6
3/31/6
4/07/6

8
8»

13
13»

44»

2
14
16
32*

LAST TRADB DATE:, 9/2//16
CALL AUG 162IYM,SNg.GXS"K 3200 C

CPTgcsl'-. MARKET»vgLUB
. RXJPZZRE PI/26/56 i

AVERAGE LCNGE .
S »10400

I»
INST TRADE Jla'IE»J ?/Gu/16

CAIE'DEC 16 IPIN MAT GAS B 3250 C
OPTZON MIOKET VAIUE

8;.970:olr LIM EXPIRE 11/25/16
AVERXQE

IOSQT,10200'JLST

*TRADE DATE I 11/25/16

, caLL Nov 16 EYER MAT Gas E 3350,c
OPTION MARKET VALUB

BXPZRE 10/26/16
AVEEAGE IONG I 11200

LAST TRADE DATES 10/26/16

CaLL APR 17 NYN NAT GAB B 3350 C
CALL APR 17 NYM NAT GAS E 3350 '
CALL APR 17 NZM NAT GAS E 3350 C

OPTION MIUKET VALVE
EXPZRS'/SB/1'7

AVERAGE IONG: .10300

;1040
L0318

JX020
".5309

1520

. 1130

.1130

.1050

.2197

US
'4

2,544.00
2,544.00

'3,017.00

43, 017 . 00*

67,232.00
67,232.00*

4,394.00
30,758.00
35,152.00
70,304.00»

9/22/5 '

10/01/5

IJLST TRADE DATES 3/28/17

CALL ADG 16 NYM JSAX $IAS E 3450 C
OPT1ON MARIOW

VALUE'EXPIRE'/26/16

AVEEAGE LONGS,11300
INST TRADE DATES 7/26/16

cALL ocT 36 NYM NAT GAS E 3450 c
OPTIDN DIEKET vAIUR

EXPXRE 9/77/16
'AV'Ba'A'dR LONG I .11800

INST TRADE DATE I 9'/27/16

.1130

.0084

.Slao

.0677

588.00
588.00*

4,O42.OO
4,062.00»

12/01/5 38
38*

CALL DEC 16 MYPL BAT GAS B 3450 C
OPTZON MARKET VALUE

EXPIRE 11/25/16
AVEEAGE LONG. . 11100

IJLST TRADE DATES 11/25/16

. 1110

.2457
93,366.00
93,366.00*

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR0JECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENTTHATTHIS STATEMENT IS CORRECT AND RATIFIED
AETAINFCN TAX SECONDS aIEAECTTO TSALIS AND CCNDTtonCN AETESSE SIDE COOED » TO»EL»ARE EA»LAINED CN REIIEESE SIDE



ABM
PAGE 3

AOM Investor Services, Inc.
d Suiraid/ary of src/Jer Dan/cia Mid/nnd Company
21OOA Board ol'Trade BuildiRS
141 W. Jackson Boulevard
Chicago, ll, 60604
WWWVIDMIS.COM

aKNIHLYCOMI4ODIIY STATEMENT

ST~ DATBT JUN 30, 2016

ACCOUBT %INSERT 121 X2068

SALESIDIN NUMBER» 121 X121I~ BY: RBC WRAITH~
(704) 264-2767

PZEONCNI'ILTORAL GAS CO
BOUTS CAROLINA ACCOUNT
ATXN ROB ~
PO 33068

NC 28233-3060

IF YOU BILVB ASY QUESTIONS OR ISSUES
REGIUUIZBG YOUR STATENEEM TEAT YOU
ARB USABLE TO RESOLVB WITH YOUR BROKER,
PLEASE CONTACT ADNZS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

9/22/5

10/05/5 7

CILLL SEP 16 SYN NAT OILS E 1500 C
OPTION MARKAT VALTBr

BKPIRE»B/J6I716
AYERAQS LDNGT c."LIS'dol

ZEST TRADE DATE „. 8/26/16»

cAIL ocT 16,'NYEI.IULT aBLB Jl 3500 c
opTICTI JSDUOtT'vALUB

EXPIRtr 9/aa/fa
AVERILGB TEE%IT '111'00

. 1130 US

.0313

. 1110 TJB

.6593

LONG/BUY SERT/SELL DESCRXPTZON EK pRICB/LEGBD cc DESZT CREDIT

1,252.00
1,252.00*

4,151.00
4, 151. 00*

8/31/5

5/13/6

2/23/6

8/04/5

2/23/6

1/04/6

4
4*

11
11*

34
14»

8
8»

16
16»

28
28*

ZEST TRIIDB DATE; Pl27/16

CALI 'SEP 3,6 SYM SAT GAS E 3550 C'OPTIC}rMARKET YALUE
BxpxRE %gas/16

AV2RAQE IONG: »22300'SJAST

TRADE MTBT 8/26/16

cALL NRY 17 NYarIBAT Qas E 3550 c
OpTxoN MARKET VALUE

EKPXRE 4/25/17
AVERAGE LONI» .11250

LAST TRADE fTATE T 4/25/17

CALL JAN 17 NXN SILT BES B 3600 C
OPT2ON MARKET VALUE

BXPZRE 12/27/16
AVERAGE LONG T .10400

LAST TRADE DATE: 12/27/16

CIGJ AUG 16 NYM IULT GAS R 3650 C
OPTION MARKET FAT UE

.Exx IRE 7/as/16
AVERAGE LONG: .13100

LAST TRADE DATES 7/26/16

CALL.PEB 17 SYM SAT GAS B 3800 C
OPTION MMUERT VALUE

EZI'ZRR 1/26/17
'AVERAGE ZONQT ..10600

"IAST TRADB DATE: . 1/26/1'I

CALL JAN 17 NDE IDLT GAS E 3850 C
OPTXOM MARKET VATUB

EXPIRE 12l27/16
AVERAGE IONG T .11500

LAST TRADE DATE: 12/27/16

.»3230'S
- J0267'

J

.J"1225
T

IUS

. 1040 US

.2994

.1310 US

. II031

IOSO US
'2843

.1150 US

.a2a3

1.068.00
1.068.00*

16,643.00
16,643.00»

41,916.00
41,916.00 ~

248. 00
248 00 ~

45,488.00
45 488.00*

62,244.00
62,244.00*

PLEASE REPORTANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHTTO HAVEDIFFERENCES OROJECTIONS CORRECTED WILL BE DEEMEDYOUR AGREEMENTTHAT THIS STATEMENT IS CORRECT AND RATIFIED
RETAIN FOR TAR RECORDS SUEJECT TO TERMS AND CONORTC»M CMR"VERSE ICE COOED SF ME OLSARE EAR»TEED CTJ REUNITE SIDE



ADM

ADM Investor Services, Inc.
d Srrbsidirlry of trclrcr Drrnirlsb/ldinrtd Corn(rare
2100A Board of Trade Building
141 W. Jackson Boulevard
Chicago, ih dl0604
WWWADMIS.COM

IIXPIUtLYCOMMOOITY STATEMENT

6TATEMENT DATZ!t JUN 30, 2016

ACKIVNT 5UMSERr 121 X2068

SALES'UMSEIL 121 X121

INTROZCCSD BY: RBC NEALTB MANAGEMENT
(704)264-2767

PIEDMONT NATIJRAL QAS CO
SCUTE CAROLINA ACCOUNT
ATTN ROB TBORNTON
PO BOX 33068~ NC 28233 3060

IF YOU BILVE ANY GURST1056 OR 16SUES
REGILIVXNQ YOUR STATXMENT TEAT YOU
AIUZ mmmm TO EESZN,VE WITE YOUR BROEER,
PLEILSE CONTACT ADNXS CtlSTOMER SERVXCE AT
I/800/654-0461 or 312/242-7200.

2/01/6 31
31*

3/02/6 I 39
39*

Catt PES 17 NYM NAT GAS E«4100 C
OFI'ZON MARKET VALUE

EXPIRE '1/26/10
AVERAGE ZONG: 5 rr21$Dtr

IJL6T TRADE DATB" tzlrit6/37
l'-";

CALL MAR I'IPYIYN«ZULT~ ar 4250 n
OPTIDN IDLRXEFZIiJLLUE

EYPPRE,2/23/47
AVERAGECZZRIGL .10400 "'ABT

TIUDIE'AYEL 2/23/17

LONG/BUY SERT/SELL DESCRIPTION

. 1130 US

.2135

1040 US
2096

DEBIT CREDIT

66,185.00
66, 185. 00*

81,744.00
81,744. 00*

1. BEGZNNINQ ACCT BALILNCE
2. P'&L AND CASE ACTIVITY
3. ENDING ACCT BALANCE
8. OPTIONS MARKES VALUE

9. ACCT VALUE AT MARKET
11. CONVERTED ACCT VALUB US

OPTXON PREMIUM

SEG USDL «6«
.00
.00
.00

/689,003.00

689,003.00
689,003.00

«««CURRENT MONTE *««««* YENR YO ZSLTE'«La«

US .00 169«2 15 . 5d-
«* ~ * ~ «««* * * ~ «* ~ ~ ««* ~ ~ * * «* * * « ~ ~ * ~ *
* ADMXS BAS IMPLEMENTED A 62.00 EILRD COPY NAILED 6TATENENT FSE.

xo AvozD TETE PEE, PLEARE coNXAcr Us AT SDIBIEENRAUNxs.coM *
~ FOR INFORMATION ON RECEZVZNQ YOUR STATBNENTS VZA EMAIL. ~

~ * ~ ~ * «* * ~ * ««* « ~ « ~ «* «* « ~ ~ «\ ~ ~ « ~ * «



South CaroDna May-2016/April-2077 Rex/ew
Report as of 6/30/2016 Close

Period Tool Counterpedy

May-16 Call

Jun-16 Call

NYMEX

May-16 Call

May-18 Calf l 'NYMEX

May-18 Call ~ NYMEX

Grlglnal Trade
Gate

4/30/201 5

10/28/201 5

MMBtus
Purchased
Per Month

220,000
120,000
110,000

6/3/2015 150,000

1?/10/2015 110,000

StH85/Flxeif
Price

$3.70

$3.25

$2.90

$2 60

$3.65

Purchase
Puce

$0.1370

$0.1100

$0.1030

$0.0930

$0.1280

Purchase
Cost/Proceeds

$30,140.00
$13,200.00

$11,330)lo

$10,230.00

$19,200.00

Trade I
Expiration Date

04/26/2016 E

04128/201S E

04/26/2018 E

04/28/2016 E

05/26/2016 E

Expiration
Puce

SO.DOO

$0.000

ResSzed
Value

Net Value ReaDzed
Gs/n or (Loss)

($30,140.00)

($13,200,00)

($11.330 OD)

($70,230.00)

($19,200.00)

Fees

$341.00

$188.00
$ 170.50
$ 170.5

$232.50
Jun-18 Call

Jun-16 Call
Jun-16 Call

Jul-16 Cat
Jul-16 Call

Jul-18 Call

Jul-1 8 Dao

Jul-16 Csn
SUMMARY:

NYMEX

NYMEX

NYMEX

10/5/2015
10/27/2015
12/14/2015
6/BD/2015

TI27/2015

10/27/2015
1 0128/20( 5

1I?/17/2015

80,000
70,000
60,000
70,000
70,000
70,000
70,000
70,000

1,290,000

$3.25

$3.10

$2.60

$3.80

$3.75

$2.95
$3.05

$2.75

$0.1070

$0.1040

$0 0910

$ .1600
$0.1230
$0.1510

$0.1030

$7,280.00
$7,280.0

$8,580.00

$9,100.00

$8,S10.00

$10,570.00

$7,210;00

$0.0930 I $6,51(l.oo

$ 149,220.00

05/25/2016 E

05/25/2016 E

05/25/2018 E

06/27/2016 E

06/27/2018 E

06/27/2016 E

06 27/2016 E

06/27/2016 E

$0.0DO

$0.0DO

So.otn)

$0 000

$0.000
SROOO

$0
$0

($8,560.00)
(87,280.00)

($7,280.00)

(S9, 100.00)

(8,610,00)

($10,570.00)

($7,210.00)

($6,510.00)

($149,220.00)

$124.00

$108.50

$124.00

$108.50

$108.50
$108.50
$108.50

$108.50

$2999.50



Period

South, Carolina
Report as of 6/80/2016 Close

Original Purchase
Cost/Proceeds Realized Value

Net Value Realized
Gain or (Loss)

Closed Positions - Ma -2002/April-2003 Review $949,450.00 $2,424,270.0() $ 1,474,820.00
Closed Positions - Ma -2003/April-2004 Review $ 1,065,640.00 $400,810.00, ($664,830.00)
Closed Positions - Ma -2004/April-2005 Review $851,680.00 $795,290.00 ($56,390. 00)
Closedtpositions - Ma -2005/April-'2006 Review
Closed Positions - May-2006/April-2007 Review

$2,463,690.00 $4,925,500.00
$3,369,220.00 ($1,385,730.00)

$2,461,810.00
($4,754,950. 00)

Closed Positions - Ma -2007/A ril-2008 Review
Closed Positions - Ma -2008/A ril-2009 Review
Closed Positions - Ma -2009/A ril-2010 Review

($1,748,439. 00)

($9,598,865.00
$2,908,420.00 $ 1,159,981.0()
$3,446,630.00 ($6,147i835.00)
$3,599,735.00 ($ 12,587,530.00) ($16,187,265.00)

Closed Positions - Ma -2010/April-2011 Review
Closed Positions - Ma -2011/April-2012 Review

$2,240,760.00 ($3,938,'546.00)
$1,339,250.00 $0.00

($6,179,306.00
($ 1,339,250.00)

Closed Positions - May-2012IApril-2013 Review
Closed Positions - Ma -2013/April-2014 Review
Closed Positions - Ma -2014/April-2015 Review
Closed POsitions - Ma -2015/A ril 2016 Review
Closed Positions - May-2016/July-2016 RevieW
Total Closed Positions Review Periods

$967,950.00
($574,216.37)

$435,179. 27
$841,835.25
$149,220.0

$0.00
$0.00
$0.00
$0.00

0.00

($967,950.00)
$574,216. 37

($435,179.27)
($841,635.25)

149,220.00

Open Positions Total

Closed/Open Postion TOTALS

$400,935.00 $689,003.00 $288,068.00

$24,454',578,15',($ 13,664,787.09) ($38,119,365.15)



MMBtus
Period Tool Countbrparty Trade Date Purchased Per

Month

Open Posltfons - South Carolina

Report as of 6/30/2016 Close

Purchase Purchase Trade/ExPlrasen
NYMEX Market prlco Market ValuePrfce Cost/Proceeds Date

Net Value vs.
Current Market

Value
Aug-18 Caa NYMEx 8I4/2015 80,000 $3.65 $0.t310 $10,480.00 07/26I2016 E $0.0031 $248.00 ($1,0,232.00)
Au -te Call NYMEX 9/22/2015 7D,OOO $3.45 So.t130 $7,910.00 07/28/2016 E $0.0084 $588.00 ($7,322,00
Aug-16 Cell NYMEX 10/27/2D15 80,000 $3.20 $0.1040 $8,320.00 07I28/2016 E $0.031e $2,544.00 ($5,776.00)
Aug.ls Cell NYMEX 10/28/2015 70,000 $2.90 $0.152D Sto,640.00 07/26/2016 E $0.1 321 $9.247.00 ($ 1,393.00
Au -16 Gag NYMEX 12/17/2015 80,000 $2.80 10.093D $7,440.00 07/26/2016 E $0.1925 $15,400.00 $7,960.06
Sep-16 Gsg NYMEX 8/31/2015 40,0DO $3.55 $0.1230 S4,920.00 08/26/2016 E $0.0287 $ 1,068.00 ($3,852.00)
Se -18 Call
Sep-16 Call

NYMEX 9/2 /2015 40,000 $3.50 $0.113D $4,520 OD 08/26/2018 E $0.0313 $ 1,252.00 ($3,288.00
NYMEX 10/27/2015 SD.1620 $4,860.00 08/26/2016 E $0.1471 ($447.00$4,418.0030,DDO $3.00

Sap-16 Call NYMEX 10/28/2015 40,DOD $2.95 $0.1520 $8,080.00 08/28/2018 E $0.1686 $6,744.00 $664.00
Sep-16 Call

Oct-16

Oct-16
Call NYMEX

Call ffYMEX

10/1/2015
10/5/2015

NYMEX 12/18/2015 40,00D $2 80
80,000 $3.45
70,000 $3.50

SD.0870 $3,480.00 Dff/26/20/6 E $0 2474

$0.1180 37,080JM 09/27I2016 E $0.0677
$D.1110 37,770.00 09/27I2016 E $0.0593

96,416.00$9,898.00

$4,082.00 ($3,018.00)
($3,619.00)$4,1 51.00

Oct-18 Call NYMEX 10/27/2015
Oc(-18

Oct-16

Nov-te Call NYMEX 11/3/2015

Call NYMEX 10/2S/2015
Call NYMEX 12/16/2015

eo,ooo $30s
70,000 $3.00
60,000 $2.65

440,000 83.35

$0. 1620 $9 720.00 09/27/2018 E $0.1792
$0.1550 $ 10,850.00 09727/2016 E $0.1999

$ 10,752.00

$13,993.00
$1,032.00
$3,143,DO

$0.0930 $5,580.0D 09!27/2016 E $0.2751 $18,508.00 $ 10,926.00
$0.112D $49,280.00 (O/28/20TB E $0.1528 $67,232.00 $17,952.00

Dec-16 Call

Dec-16 Call

NYMEX 12/1/2015
NYMEX 12/1 el2o1 5

380,000 $3.45
130,000 $3.25

$0,1110 $42,160.00 11/25/2016 E $0.2467
$0.1020 $13,260.00 t 1725/20(B E $0.3309

$93,368.00
$43,017.00

$51,186.00
$29,757.00

Jan-17 Call NYMEX 1/4/2016 280,000 $3.85 $0.1150 $32,200.0D 12/27/2016 E $0.2223 $62,244.00 $30,044.00
Jan-17 Gall

Feb-17 Gall

Feb-17 Call

Mar-17 Call

NYMEX 2/23/2016
NYMEX 2/1/2016
MYblEX 2/23/2018
MYMEX 3/2/2016

140,000 $3.60
310,000 $4.10
16D,DOO $3 80

390,000 $4.25

$0.1040 $14,560.0D 12/27I2018 E $0 2994

$0.1130 $35 030.00 01/28/2017 E $0.2135
$41,916.00
$66,185.00

$27,356.00
$31,155.00

So.loco Sts,eeo.oo ot/26/2017 E $0.2843 $45,488.00 $28,528.0()
$0.1040 $40,560.00 02/23/2017 E $0.2098 $81,744.00 $41,184.00

Apr-17

Apr-17 Call NYMEX 4nlgot 6

Ma 17 CallSUMMARY'YMEX 5/13/2016

Call N YMEX 3/31/2018 160,000 $3.35
160,000 $3.35

110,000 $3.55

3,550,000

$0.1050 $ 16,800.00 03/28/2017 E $0.2197

$ 0.1125 $ 12,375.00 04/25/2017 E $0.1513

$400,935.00

$0.1130 $ 18,080.00 03/28/2017 E $0.2197

$18,352.00

$4,268.00

$288,068.00

$35,152.00

$16,643.00

$689,003.00

$35„152.00 $17,072.00
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